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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in Annual Statement

1

Amount

2

Percentage

Amount

4
Securities
Lending Reinvested
Collateral Amount

5

Total Amount
(Col 3+ Col 4)

Percentage

1. Bonds:
1.1 U.S. treasury securities. ...
1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.2
1.22

Issued by U.S. government agencies
Issued by U.S. government sponsored agencies. ............................

Non-U.S. government (including Canada, excluding mortgage-backed securities) .......
Securities issued by states, territories, and possessions and political
subdivisions in the U.S .:

1.41 States, territories and possessions general obligations. .........................
1.42 Political subdivisions of states, territories and possessions and

political subdidivison general obligations
1.43 Revenue and assessment obligations. ...
1.44 " Industrial development and similar obligations

Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 lssued or guaranteed by GNMA.......................................

1.512 Issued or guaranteed by FNMA and FHLMC
1,513 Allother. ...

1,52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA
1.522 Issued by non-U.S. Government issuers and collateralized by
mortgage-backed securities issued or guaranteed by agencies shown
in Line 1.521
1523 AlLOther. ...

2. Other debt and other fixed income securities (excluding short term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid
securities)

2.2 Unaffiliated non-U.S. securities (including Canada)

2.3 Affiliated securities

3. Equity interests:
3.1 Investmentsin mutual funds. . ...
3.2 Preferred stocks:

3.21 Affiliated
3.22  Unaffiliated

3.3 Publically traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32  Unaffiliated

3.4 Other equity securities:

3.41 Affiliated
3.42  Unaffiliated

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52  Unaffiliated

4. Mortgage loans:

1 Construction and land development
2 Agricultural
3 Single family residential properties
4 Multifamily residential properties
5
6

Commercial loans
Mezzanine real estate loans. . ..................... .

5. Real estate investments:

1 Property occupied by company

.2 Property held for production of income (including $
acquired in satisfaction of debt)
Property held for sale (including §
satisfaction of debt)

6. Contract loans

7. Derivatives

8. Receivables for securities. ......... ...

9. Securities Lending (Line 10, Asset page reinvested collateral)

10. Cash, cash equivalents and short-term investments

11. Other invested assets

12. Total invested assets

SI01




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

Page SI102
Schedule A, Verification Between Years
NONE

Schedule B, Verification Between Years
NONE

Page SI02
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE BA - VERIEICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 0f Prior YEar . ... ... ... . .
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column8) ... . ... .

2.2 Additional investment made after acquisition (Part 2, Column 9) ... ... ... ..

Capitalized deferred interest and other
3.0 Totals, Part 1, Column 16 ...
3.2 Totals, Part 3, Column 12 o

Acerual Of QISCOUNE ... ..o
Unrealized valuation increase (decrease):

5.1 Totals,Part1,Column13................. mm B s B = DS

52 Totals,Part3,Coumn9..................  H QA H F B BNR B B

Total gain (loss) ondisposals, Part3, Coumn19 . B Wl W A B QB B
Deduct amounts received on disposals, Part3, Coltk 1 @ G §E - =S SAS B BB B HBH 40
Deduct amortization of premium and depreciation ... ... ... o
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, ColUmN 17 .

9.2 Totals, Part 3, Column 4 o

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, ColUMN 15 ..
10.2Totals, Part 3, ColUmN 11 .

. Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus

Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minUS Line 10) . . ... ..o o
Deduct total nonadmitted @MOUNS . . . .. ... ... e

Statement value at end of current period (Line 11 minuS Line 12) ... o

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 0f Prior YEar . ... ... ... . . 1,882,951
Cost of bonds and stocks acquired, Part 3, ColUmN 7 ... .o 717,674
Acerual Of QISCOUNE . ... .o
Unrealized valuation increase (decrease):

41 Partd, COIUMN A2

4.2 Part2, Section 1, COMMN ™5 ... oo o I

4.3 Part2, Section 2, ColUmMN 13 ..o 39,317

4 Partd, COlUMN (XX S 40,250

Total gain (loss) ondisposals, Part4, ColUMN 10 .. .. . (224,252)
Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... . 607,342
Deduct amortization of PremiUm . . ...
Total foreign exchange change in book/adjusted carrying value:

B0 Part d, COIUMN A8

8.2 Part2, Section 1, ColUMN 10 ... o

8.3 Part2, Section 2, COIUMN 16 .. ... oo e

B4 Partd, COIUMN A5 e

Deduct current year's other-than-temporary impairment recognized:

0.1 Partd, COlUMN 14

9.2 Part2, Section 1, COIUMN 17 ...

9.3 Part2, Section 2, COlUMN 14 ..o

0.4 Partd, COIUMN 3.

Book/adjusted carrying value at end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus Line 5
minus Line 6 minus Line 7 plus Line 8 minUS Line Q) ... ... o i 1,809,281

. Deduct total nonadmitted aMOUNES ... ... ... .o

Statement value at end of current period (Line 10 minus Line 11) ... .o o 1,809,281

SI03



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States ... [
Governments 2.Canada ...
(Including all obligations guaranteed 3. Other Countries ..............|.....oooc
by governments)
d.Totals .o
U.S. States, Territories and Possessions
(Direct and guaranteed) 5.Totals ..o
U.S. Political Subdivisions of States,
Territories and Possessions (Direct and guaranteed) 6.Totals ...
U.S. Special revenue and special assessment
obligations and all non-guaranteed
obligations of agencies and authorities of
governments and their political subdivisions T.Totals .o
8. UnitedStates ............... | o
9.Canada ...
Industrial and Miscellaneous and Hybrid 10. Other Countries ..............].cooooo
Securities (unaffiliated)
MoTotals .o
Parent, Subsidiaries and Affiliates 2.Totals ..o
3. TotalBonds . ..o
PREFERRED STOCKS 14, United States ................] oo
15.Canada ..o
Industrial and Miscellaneous (unaffiliated) 16. Other Countries ..............|......cooc o
f7.Totals ..o
Parent, Subsidiaries and Affiliates 8.Totals ...
19. Total Preferred Stocks ........|.........ooo
COMMON STOCKS 20. United States ................[....... 1,809,281 |....... 1,809,281 [....... 1,837,232
20.Canada ...
Industrial and Miscellaneous (unaffiliated) 22. Other Countries ..............|......coo
2. Totals ... 1,809,281 |....... 1,809,281 [....... 1,837,232
Parent, Subsidiaries and Affiliates 2. Totals ..o
25. Total Common Stocks .........[....... 1,809,281 |....... 1,809,281 [....... 1,837,232
26. Total Stocks .................[....... 1,809,281 |....... 1,809,281 [....... 1,837,232
27. Total Bonds and Stocks .......[....... 1,809,281 |....... 1,809,281 [....... 1,837,232

S104




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1

1 Year Over 1 Year Over 5 Years Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5 Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

us
1.1
1.2
1.3 NAIC S e
1.4
1.5
1.6

1T Totals oo e 705,019 |......... 1000 |

o
oo =
Do W

=

=

(]

-~

2.7 Totals .. e e

S0IS

3. . States, Territories and Possessions etc. , Guaranteed

u.s
3.1
3.2
3.3 NAIC S L
3.4
3.5
3.6

3.7 Totals .o

Political Subdivisions of States, Territories and Possessions, Guaranteed

4.U8.
4.1
4.2
4.3 NAIC S L
4.4
4.5
4.6

AT Totals .o

Special Revenue and Special Assessment Obligations etc. , Non-Guaranteed
1

5.U.8.
5.1
5.2
5.3 NAICS Lo e
54
5.5
5.6

5.7 Totals ... e e
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating per the NAIC Designation

2

Over 1 Year
Through
5Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

7

Column 6
asa % of
Line9.7

8

Total from
Column 6
Prior Year

9

% From
Column 7
Prior Year

10

Total Publicly
Traded

1

Total
Privately
Placed (a)

6. Industrial and Miscellaneous (Unaffiliated)

oo oo
2R3 JENEICH ORI
=
=
(]
o~

8.7 TOtalS .

7. Hy

=
=
O
w

7
7
7.
7
7
7

1T TOtalS

8. Parent, Subsidiaries and Affiliates

;
Bl NI T
B2 NAIC 2
8.3 NAIC S L
8.4
8.5
8.6

BT TOalS ..
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1Year Over 1 Year Over5Years | Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5Years 10 Years 20 Years Years Year Line9.7 Prior Year Prior Year Traded Placed (a)
9. Total Bonds Current Year
01 N G (d) XXX XXX
0.2 NAIC 2 (d) XXX XXX
0.3 NAIC 3 L (d) XXX XXX [
04 NAIC A (d) XXX XXX [
0.5 NAIC B (d) (€ oo XXX XXX [
0.8 NAIC B o () (€ o XXX XXX [
9.7 Totals ..o o) o 100.0 XXX XXX [
9.8 Line9.7asa%of Column6 ... 100.0 XXX XXX XXX [
10. Total Bonds Prior Year
100 NAIC T Lo 705,019 XXX XXX | 705,019 f......... 100.0 |....... 705,019 ...
1.2 NAICZ o XXX XXX
1.3 NAICS Lo XXX XXX
104 NAICA ..o XXX XXX |
10,5 NAICS oo XXX XXX (€ v
106 NAICE ..o XXX XXX (o) oo
107 TotalS ... 705,019 XXX XXX (b) ... 705,019 |......... 100.0 |....... 705,019 ...
10.8  Line10.7asa%of Column8 ....... ... 100.0 XXX XXX | 100.0 XXX [ 1000 .o
11. Total Publicly Traded Bonds
T NAIC T L 705,019 |......... 1000 | XXX
.2 NAIC2 Lo XXX
T3 NAICS L XXX
T4 NAICA L XXX
T8 NAICS L XXX
T8 NAICE ..o XXX
TIT TotalS L. e 705,019 |......... 1000 | XXX
1.8 Line11.7asa%of Column6 ... XXX XXX XXX [ XXX
1.9 Line11.7asa%ofLine9.7, Column 6, Section ... XXX XXX XXX [ XXX
12. Total Privately Placed Bonds
120 NAICT L e XXX [
122 NAIC2 oo e XXX [
123 NAICS Lo e XXX [
124 NAICA L. e XXX |
125 NAICS Lo XXX |
126 NAICE ..o e XXX |
127 TotalS ..o e e XXX |
12.8 Line12.7asa%of Column 6 ..o XXX XXX XXX XXX |
12.9  Line12.7asa%ofLine 9.7, Column 6, Section 9. XXX XXX XXX XXX |
(a) Includes § ....................... freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes § ...................... currentyear,$ ... prior year of bonds with Z designationsand $ .......................... currentyear, $ ... prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities
Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes $ ....................... current year, § prior year of bonds with 5* designationsand § ................... ... ... currentyear,$ ....................... prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the
insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ................; NAIC2S ... (NAIC3S ... NAICAS ... (NAICSS ................; (NAICGS
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 10 11
Over 1 Year Over 5 Years Over 10 Years Total Column 6 Total From % From Total Total
1Year Through Through Through Over 20 Current asa % of Column 6 Column 7 Publicl Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Trade: Placed
1. U.S. Governments
1.1 Issuer OinPations ...................................................................................................................................................................................................................... 705,019 |......... 1000 |
1.2 Residentia Mort?age-Backed Securities ... e
1.3 Commercial Mortgage-Backed Securities ...
1.4 Other Loan-Backed and Structured Securities .........................
1.5 Totals ..o 705,019 |......... 1000 [
2. All Other Governments
2.1 lssuer OinPations ..............................................................................................................................................................................................................................................................................
2.2 Residential Mort?age-Backed Securities ... e
2.3 Commercial Mortgage-Backed Securities .....................
2.4 Other Loan-Backed and Structured Securities ....................... e
2.5 Totals .. e
3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer OinPations ..............................................................................................................................................................................................................................................................................
3.2 Residential Mort([qage-Backed Secunties ... ... e
3.3 Commercial Mortgage-Backed Securities .........................
3.4 Other Loan-Backed and Structured Securities ..................... e
3.5 Totals Lo e
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 Issuer OinPations ..............................................................................................................................................................................................................................................................................
4.2 Residential Mort([qage-Backed Secunties .. ... e
4.3 Commercial Mortgage-Backed Securities .........................
4.4 Other Loan-Backed and Structured Securities ..................... e
A5 Totals ..
5.U.S. SFeciaI Revenue and Special Assessment Obligations etc. , Non-Guaranteed
5.1 lssuer OinPations ..............................................................................................................................................................................................................................................................................
5.2 Residential Mort?age-Backed Securities ... ... e
5.3 Commercial Mortgage-Backed Securities ..................... e
5.4 Other Loan-Backed and Structured Securities ......................o e
5.5 Totals ...

6. Industrial and Miscellaneous
6.1 lssuer OinPations .............................................................................................
6.2 Residential Mort?age-Backed SECUMHIBS .. ..
6.3 Commercial Mortgage-Backed Securities . ....... ... .. .. ...
6.4  Other Loan-Backed and Structured Securities ........... ... .. .. ..

0.5 TOaIS ..

7. Hybrid Securities
7.1 lIssuer OinPations ..................
7.2 Residential Mort([qage-Backed Securities .
7.3 Commercial Mortgage-Backed Securities . . .
7.4 Other Loan-Backed and Structured Securities . . ..

1D TOtalS

8. Parent, Subsidiaries and Affiliates

8.1 Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUNHES ..o

Commercial Mortgage-Backed Securities ............ .. .. ...

Other Loan-Backed and Structured Securities .......... ... ...

oo ooocooo
o B

TOtalS
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1

1 Year
or Less

2
Over 1 Year
Through
5Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

7
Column 6
as a % of
Line 9.5

8
Total From
Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

w©

T

tal B

oo
FNGPICE RN

© w©

5
.6

onds Current Year

Issuer OBlIGAtiONS .. ... ... ..o
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

TOtalS
Line 9.5 as a % of Column 6

XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX

XXX
XXX

XXX
XXX

. Total B

10.1
10.2
10.3
10.4

10.5
10.6

onds Prior Year

Issuer OBlIGAtioNS .. ... .. ... .
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

TOtaIS o
Line 10.5 as a % of Column 8

......... 100.0

........... 100.0

......... 100.0

1

. Total P

1.1 Issuer Obligations . .. ... ... o
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

1.2
1.3
1.4

1.5
1.
"

ublicly Traded Bonds

TOtalS
6 Line 11.5as a % of Column 6

Line 11.5as a % of Line 9.5, Column 6, Section 9

1

2.

Total P

rivately Placed Bonds

TOtalS
Line 12.5as a % of Column 6
Line 12.5as a % of Line 9.5, Column 6, Section 9

1 Issuer Obligations . ... ... ... o
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

Page SI10
Schedule DA, Verification of Short-Term Investments
NONE

Page SI11
Schedule DB, Part A, Verification Between Years
NONE

Schedule DB, Part B, Verification Between Years
NONE

Page SI12
Schedule DB, Part C, Section 1
NONE

Page SI13
Schedule DB, Part C, Section 2
NONE

Page Sl14
Schedule DB, Verification
NONE

Page SI15
Schedule E Verification Between Years
NONE

Page EO1
Schedule A, Pt. 1, Real Estate Owned
NONE

Page EO02
Schedule A, Pt. 2, Real Estate Acquired
NONE

Page EO3
Schedule A, Pt. 3, Real Estate Sold
NONE

Page EO4
Schedule B, Pt. 1, Mortgage Loans Owned
NONE

Page EO05
Schedule B, Pt. 2, Mortgage Loans Acquired
NONE

Page EO06
Schedule B, Pt. 3, Mortgage Loans Disposed
NONE

Page EO7
Schedule BA, Pt. 1, Other Long-Term Invested Assets Owned
NONE

Page EO8
Schedule BA, Pt. 2, Other Long-Term Invested Assets Acquired
NONE

Page EO09
Schedule BA, Pt. 3, Other Long-Term Invested Assets Disposed
NONE

Page E10
Sch. D, Pt. 1, Long-Term Bonds Owned
NONE

Page E11
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Pages SI10,SI11,S112,8I13,SI14,S115,E01,E02,E03,E04,E05,E06,E07,E08,E09,E10,E11
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Changes in Book/Adjusted Carrying Value 17 18
4 7 8 10 11 12 13 14 15 16
Current Year's
Rate Per Unrealized Other-Than- Total Total Foreign NAIC
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date
Identification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Mutual Funds
36240E-20-2 . ... GABELLIUTILITIESFUND ... o s 179,676.851 ...... 1,020,565 ....... 5680 ....... 1,020,565 ...... 1,058,375 ... 90,845 ... 518 58 L 11/30/2009 ...
880208-10-3 ... TEMPLETON GLOBALBONDFUND ........ ....... cocois e 27,988.338 ........ 367,767 ... 13140 ... 367,767 ........ 315,793 13,220 (9,90) ..o (9,90) ... L 01/10/2011 .....
00771A-82-3 ... AAMENHANCEEQUITY ... s s 42,349.000 ........ 420,949 ... 9.940 ......... 420,949 ..., 403,064 ... 2716 2,100 2,100 L 1212612012 ...
9299999 - Mutual FURAS ... .. ..o 1,809,281 ... 1,809,280 ...... 1,837,282 125,841 39,658 .. 39,658 .
9799999 - Total CommON SLOCKS . .. .. .. ...\ 1,809,281 ... 1,809,280 ...... 1.837,282 125,841 39,658 ... 39,658 .
9899999 - Total Preferred and Common StockS ... .........oii i 1,809,281 ... 1,809,280 ...... 1.837,282 125,841 39,658 .. 39,658

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
Paid for
Accrued
cusip Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Common Stocks - Mutual Funds
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o i 01/08/2013 ... OPPENHEIMER&COINC. ... .. ... 430,000 ... 54T
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. . o 01/17/2013 ... OPPENHEIMER&COINC. ... .. .. . 62.010 ... 830
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. o 01/28/2013 ... OPPENHEIMER&COINC ... .. . . 21000 .. 2,905 .
36240E-20-2 ... GABELLIUTILITIES FUND ... .o 01/31/2013 ... OPPENHEIMER&COINC. ... .. . . 885.958 .. ................ 5,000
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. o 02/20/2013 ... OPPENHEIMER&COINC ... .. . . 62.728 ... 846
36240E-20-2 ... GABELLIUTILITIES FUND ... .o 02/28/2013 ... OPPENHEIMER&COINC ... .. . 07.161 ... 5,082 .
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. o 03/15/2013 ... OPPENHEIMER&COINC. ... .. . 62.867 ... 848 .
36240E-20-2 . ... GABELLIUTILITIES FUND ... .o 03/28/2013 ... OPPENHEIMER&COINC ... .. . 891.384 ... 50D .
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o e 04/17/2013 ... OPPENHEIMER&COINC. ... .. .. i 62636 .................... L
36240E-20-2 . ... GABELLIUTILITIES FUND . ... .o o 04/30/2013 ... OPPENHEIMER&COINC. ... .. ... 886.814 .................. 588
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .o i 05/17/2013 ... OPPENHEIMER&COINC ... ... ... 62.316 ... L
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o i 05/21/2013 ... OPPENHEIMER&COINC ... ... .. . i 5,022.000 ................. 70,358
36240E-20-2 . ... GABELLIUTILITIES FUND . ... .o o 05/31/2013 ... OPPENHEIMER&COINC. ... .. ... 24,283 ... 5,250
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o i 06/19/2013 ... OPPENHEIMER&COINC ... ... ... 80.771 ... 1008
36240E-20-2 . ... GABELLIUTILITIES FUND . ... e 06/28/2013 ... OPPENHEIMER&COINC ... ... ... 969.823 ... 5,305
36240E-20-2 ... GABELLIUTILITES FUND .. o 07/01/2013 ... OPPENHEIMER&COINC. ... .. ... . 2,037.000 ... 468
880208-10-3 ... TEMPLETON GLOBALBOND FUND ... ... .. . 07/17/2013 ... OPPENHEIMER&COINC ... .. . 81.286 ................. 1,080
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. o 07/22/2013 ... OPPENHEIMER&COINC. ... .. . . 130.000 ... T80
36240E-20-2 ... GABELLIUTILITIES FUND ... .o 07/31/2013 ... OPPENHEIMER&COINC. ... .. . . . 962.563 .................. 5,005 .
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. o 08/19/2013 ... OPPENHEIMER&COINC. ... .. .. . 83.061 ... 1,008
36240E-20-2 ... GABELLIUTILITIES FUND ... o 08/31/2013 ... OPPENHEIMER&COINC. ... .. ... .. 1,016.816 .................. 5,008 .
36240E-20-2 . ... GABELLIUTILITIES FUND ... 09/16/2013 ... OPPENHEIMER&COINC. ... ... . .. ... . .. 90,127.000 ................ 499,305
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .o i 09/26/2013 ... OPPENHEIMER&COINC. ... .. .. .. i 130000 ... T80
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o i 09/18/2013 ... OPPENHEIMER&COINC. ... .. ... 82.485 ... L
36240E-20-2 . ... GABELLIUTILITIES FUND . ... .o o 09/30/2013 ... OPPENHEIMER&COINC. ... .. .. .. i 2,145,820 ... 978
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .o e 10/04/2013 ... OPPENHEIMER& COINC. ... ... ... 627.000 .................. 8,358
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o e 10/17/2013 ... OPPENHEIMER& COINC. ... ... ... 83.911 ... 1105 o
36240E-20-2 . ... GABELLIUTILITIES FUND . ... .o o 10/31/2013 ... OPPENHEIMER& COINC ... .. ... 2,108.997 ... 1228
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... .. . o i 11/19/2013 ... OPPENHEIMER& COINC. ... ... .. 84.871 .. 1108
36240E-20-2 ... GABELLIUTILITIES FUND ... .o 11/29/2013 ... OPPENHEIMER& COINC .. .. .. ... . ... 2,183.242 ... 12,200
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... .. o 12/18/2013 ... OPPENHEIMER& COINC ... .. ... ... 192.970 ... 2518 .
36240E-20-2 ... GABELLIUTILITIES FUND ... o 12/26/2013 ... OPPENHEIMER& COINC ... .. ... .. .. 2,210436 ... 12,428 .
9299999 - Subtotal - ComMON StOCKS - MULUAL FUNAS . ... 705,946
0799997 - Subtotal - COMMON St0CKS - Part 3 . . . 705,946
9799998 - Summary Item from Part 5 for COmMMON SO0k . ... 028
0799999 - SUBtOtAl - COMMON SH0CKS ... ... T 674
9899999 - Subtotal - Preferred and CommONn SHOCKS . . ... ... .. o T 674

9999999 - TOTALS
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

F

0 11 12 13 14 15 Bond

r Prior Current | Current Year's Interest/

e Year Book/ | Unrealized Year Other-Than- Total Total Foreign | Book/Adjusted |  Foreign Stock Stated
cusip i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends | Contractual
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock | Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. [Disposal Date | Disposal Disposal Disposal During Year Date

Bonds - U.S. Governments

3137AR-WM-4 FHLMC REMIC SERIES 4073 . ... 09/11/2013  OPPENHEIMER&COINC. ............. 496,660 .. 702,000.00 ..... 702,006 ..... 405,019 ...... 702,005 ... (205,345) ... (205,345)

0599999 - Subtotal - Bonds - U.S. GOVEIMMENES ... .. ... .. e 496,660 .. 702,000.00 ..... 702,006 ..... 405,019 ...... 702,005 ... (205,345) ... (205,345)

8399997 - Subtotal - BONAS - Part 4 . . ... 496,660 .. 702,000.00 ..... 702,006 ..... 405,019 ...... 702,005 ... (205,345) ... (205,345) ...... 16,673 ...
8399999 - Subtotal - BONAS . ... ... 496,660 .. 702,000.00 ..... 702,006 ..... 405,019 ...... 702,006 ...l (205,345) ... (205,345) ...... 16,673 ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

035710-40-9  ANNALY CAPMGMTCO ...................... 06/17/2013 OPPENHEIMER&COINC. .................... .. 1,685.000 ...... 2810 29,618 ... 28,650 ... 5,909 B0 29618 .. (7,748) ...... (7,748)

9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... ... N80 . 20618 ...... 23,659 ....... 5,959 05959 29618 ... (7,748) ...... (7,748)

Common Stocks - Mutual Funds

00771A-82-3  AAMEHANCED EQUITY ...................... 03/31/2013  OPPENHEIMER&COINC. ........ ..o oo e, 2,808 ... 2,808 ....... 2,808

00771A-82-3  AAMENHANCEDEQUITY ..................... 06/30/2013  OPPENHEIMER&COINC. ..................o0 oo e, 2,85 2,85 ... 2,825

00771A-82-3  AAMENHANCEDEQUITY ..................... 09/30/2013  OPPENHEIMER&COINC. .................oo o o 2,821 2,81 ... 2,821

00771A-82-3  AAM ENHANCE EQUITY 1213172013 OPPENHEIMER&COINC ... o 3,083 3,003 ... 3,053

78463V-10-7  SPDRGOLDFUND .............. 05/14/2013 OPPENHEIMER&COINC. .................... .... 486.000 ...... 67,890 ... L 76,730 ... 78,742

9299999 - Subtotal - Common Stocks - Mutual FUNAS . . . ... ... 79403 .. 88,243 ... 90,255

9799997 - Subtotal - Common StOCks - Partd .. ... ..o 10123 o 17,861 ... 13,914 ... ST 3947 M6t (16,588) ..... (16,588) ....... 1,636 ...........
9799998 - Summary Item from Part 5 for Common StockS . ... ... .. oo 9409 ... . LI " (2,319) ...... (2,319) ..o
9799999 - Subtotal - CommOn STOCKS . . . .. . .. 110,682 ... L 129,589 ... 113,914 ... ST 3947 129589 ... (18,907) ..... (18,907) ....... 1,636 ...........
9899999 - Subtotal - Preferred and Common STOCKS . . ... . ... ... o o 110,682 ... L 129,589 ... 113,914 ... ST 3947 120589 . (18,907) ..... (18,907) ....... 1,636 ...........
0099000 - TOTALS ..o 607,342 ...l 831,504 ... 518,933 ........ 93 W3 831,504 ... (224,252) ... (224,252) ...... 18,300 ...
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ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 I 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0
r Par Value Current Year's
e (Bonds) Unrealized Other-Than- Total Total Foreign Foreign Interest and Paid for
cusip i or Number Book/Adjusted | Valuation | Current Year's | Temporary Change in Exchange Exchange Realized Total Dividends Accrued
|dentifi- g| Date Name of Disposal of Shares Carrying Value | Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration | at Disposal | (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
035710-40-9  ANNALY CAP MANAGEMENTINC. ... 02/25/2013 OPPENHEIMER&COINC. ........ 06/17/2013 OPPENHEIMER&COINC. ............ ...... 155.000 ........ 2,444 2,011
035710-40-9  ANNALY CAP MANAGEMENT COINC. ..  03/25/2013 OPPENHEIMER&COINC. ........ 06/17/2013 OPPENHEIMER&COINC. ............ ...... 10.000 ........ 1,786 ........ 1,
035710-40-9  ANNALY CAP MANAGEMENTINC. ... 04/02/2013 OPPENHEIMER&COINC. ........ 06/17/2013 OPPENHEIMER&COINC. ............ ...... 360.000 ........ 583 ... 4,672
035710-40-9  ANNALY CAP MANAGMENTINC. ....... 04/19/2013 OPPENHEIMER&COINC. ........ 06/17/2013 OPPENHEIMER & COINC. ... 100.000 ........ 1,665 ........ 1,
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ....... ... .. o e 1,728 ... 9,409
9799998 - Subtotal - CoMMON SH0CKS . . .. 1,728 ... 9,409
9899999 - Subtotal - Preferred and CommOn StOCKS ... ... 1,728 ... 9,409
9999999 - TOTALS "nims ... 9,409




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

Page E16
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

Sch. D, Pt. 6, Sn. 2, Valuation of Shares
NONE

Page E17
Schedule DA, Pt. 1, Short-Term Investments
NONE

Page E18
Schedule DB, Part A, Section 1
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E19
Schedule DB, Part A, Section 2
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E20
Schedule DB, Part B, Section 1
NONE

Broker Name
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E21
Schedule DB, Part B, Section 2
NONE

Description of Hedged Risk (s)
NONE

Financial or Economic Impact of the Hedge
NONE

Page E22
Schedule DB, Part D, Section 1
NONE

Pages E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

Page E23
Schedule DB, Part D, Section 2, Collateral Pledged By
NONE

Schedule DB, Part D, Section 2, Collateral Pledged To
NONE

Page E24
Schedule DL, Part 1, Securities Lending Collateral Assets
NONE

Page E25
Schedule DL, Part 2, Securities Lending Collateral Assets
NONE

Pages E23,E24 ,E25



ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
0199998 - Depositsin ............. 2 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open Depositories .................. ............cco . 17,350 ...
0199999 - TOTAL - OPeN DEPOSIOMES ... ... .. 17,350 ...
0399999 - TOTAL Cash 0N DEPOSIE ... ... ..o 17,350 ...
0599999 - TOTAL CaSh ... o 17,30 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January ........... 4 April o Ty 10. October ...........
2. February ... e 5. May .. . 8. August 11. November . .
3. March .............. 6.June .............. 9. September 12. December

E26




ANNUAL STATEMENT FOR THE YEAR 2013 OF THE COVENTRY INSURANCE COMPANY

Page E27
Schedule E, Part 2, Cash Equivalents
NONE

Page E28
Schedule E, Part 3, Special Deposits
NONE

Pages E27 and E28
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